JOURNAL OF 


ELSEVIER Journal of Financial Economics 61 (2001) 479-480 ECONOMICS 


www .elsevier.com/locate/econbase 


Index 


Andersen, Torben G., Tim Bollerslev, Francis X. Diebold and Heiko Ebens, The 
distribution of realized stock return volatility 43 


Bernardo, Antonio E., Hongbin Cai and Jiang Luo, Capital budgeting and compensation 

with asymmetric information and moral hazard 311 
Bliss, Richard T. and Richard J. Rosen, CEO compensation and bank mergers 107 
Bollerslev, T., see Torben G. Andersen 3 
Brockman Paul and Dennis Y. Chung, Managerial timing and corporate liquidity: evidence 

from actual share repurchases 417 
Cai, H., see Antonio E. Bernardo 311 
Carter Mary Ellen and Luann J. Lynch, An examination of executive stock option repricing 207 
Chakravarty Sugato, Stealth-trading: Which traders’ trades move stock prices? 289 
Chen Joseph, Harrison Hong and Jeremy C. Stein, Forecasting crashes: trading volume, 

past returns, and conditional skewness in steck prices 345 
Chung, D.Y., see Paul Brockman 417 


Cooper, Rick A., Theodore E. Day and Craig M. Lewis, Following the leader: a study of 


individual analysts’ earnings forecasts 383 
Core, John E. and Wayne R. Guay, Stock option plans for non-executive employees 253 
Day, T.E., see Rick A. Cooper 383 
Dechow, Patricia M., Amy P. Hutton, Lisa Meulbroek and Richard G. Sloan, Short-sellers, 77 


fundamental analysis, and stock returns 


Diebold, F.X., see Torben G. Andersen 43 
Ebens, H., see Torben G. Andersen 43 
Fulghieri, Paolo and Dmitry Lukin, Information production, dilution costs, and optimal 
security design 3 
Guay, W.R., see John E. Core 253 
Hermalin, Benjamin E. and Nancy E. Wallace, Firm performance and executive 
compensation in the savings and loan industry 139 
Hong, H., see Joseph Chen 345 
Howe, John S. and Tie Su, Discretionary reductions in warrant exercise prices 227 
Hutton, A.P., see Patricia M. Dechow 77 
Lewis, C.M., see Rick A. Cooper 383 
Lukin, D., see Paolo Fulghieri 3 
Luo, J., see Antonio E. Bernardo 311 
Lynch, L.J.. see Mary Ellen Carter 207 
i Meulbroek, L., see Patricia M. Dechow 7 
; Morellec Erwan, Asset liquidity, capital structure, and secured debt 173 
I Ongena Steven and David C. Smith, The duration of bank relationships 449 
Rosen, R.J., see Richard T. Bliss 107 
Sloan, R.G., see Patricia M. Dechow 77 


Smith, D.C., see Steven Ongena 


S0304-405X(01)00071-X 


hancl 
| 
: 
| 449 
i 
| 
| 
4 
{ 


480 Index | Journal of Financial Economics 61 (2001) 479-480 


Stein, J.C., see Joseph Chen 
Su, T., see John S. Howe 
Wallace, N.E., see Benjamin E. Hermalin 


345 
227 
139 
= 
9 
EA 
2 


